We investigate the class of functions which can be uniformly approximated to within 0(l/rz) by a canonical choice of piecewise (/¡-piece) linear functions.
The problem of the rate of approximation by polygonal, or piecewise linear, functions was recently investigated in [l] . The gist of the story is that polygonal functions with vertices at 0, l/rz, 2/«, ■ • •, 1 do roughly the same job as «th degree polynomials. For example Lip a (0 < a < l), is equivalent to approximability to within n~a.
What is missing is the case of n~ . It was shown by Zygmund that for the polynomial case the condition for n~ accuracy is exactly that fix + h) -2/(x) + fix -A) = 0(h). We show, in this note, that this very same condition is the correct one for polygonal fits. 
B. //, for every n, we can find a P (x) for which \fix) -P (
In the proofs we use the fact that if x -h, x, x + h lie in an interval
where r = / -P . It is important to note that we really need all « in B. Unlike the situation for polynomials, approximation can hold for all even « without Z. For fix) = \x -V21 log(l/|x -Y2\) we get \f -P .1 < c/n for « even, but n.l f(lA + h) -2/0:0 + fQ4 -h)=2h log(l/A) / Oih).
